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In Chapter 6 we assume the sequence {Zt} has a distribution belonging 
to a class of multivariate stable distributions symmetric about 0 with infinite 
variance. We also assume that for each r, s = 1, ... , k, the (r, s) components 
'1fi;T,s and 7l"j;T,S satisfy 
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where 0 depends on the distribution of {Zt} (see Chapter 6 for details) 
For the finite variance process the aims of this thesis are to estimate the im-
pulse response matrices and find the asymptotic distribution of these estimators, 
estimate the spectral distribution and find the asymptotic distribution of the 
estimator, examine the performance of the above estimators on small samples 
using simulation studies and investigate applications of the innovations algo-
l'ithm for prediction and model-fitting for VARMA processes. We also aim to 
investigate the problem of linear prediction for a class of multivariate processes 
with infinite variance. 
For the finite variance case we are concerned with a procedure for estimating 
the matrices '1fi and L;z based on the innovation representation, 
t 
Xt +1 = '2: 8t,i(Xt+l-i - Xt+ 1-;), 
i=l 
where 8t ,0 is the identity matrix, Xl = 0, and for t > 1 the yth component 
of Xt+1 is the linear combination of all the components of Xl, ... ,Xt which 
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